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(1-B) (1-/38+87)z, = (1-.95)(I-H(.Q)B*(.Q)ZBZ)at (2.5.5)

and forecasts using this difference equation give the same
result, except for rounding errors, as shown in the second

column of Table 2.3.

The w-weights for the equivalent difference equation

rodel are given in Table 2.4 and indicate how previous

dbservations are used for the calculation of the forecasts.
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Table 2.4: The r-weights implied by Brown's model (2.5.5); (1-B) (1-/38+8%)z,=(1-.9B) (1-.9/3+.818)a,.  w
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